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As of  03/31/2020

Benchmark Comparison
City of Galveston
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Note 2:   Benchmark data for TexPool is the monthly average yield.  

Note 1:   CMT stands for Constant Maturity Treasury. This data is published in Federal Reserve Statistical Release H.15 and represents an average of all actively traded Treasury securities having that time remaining until maturity. This is a 

standard industry benchmark for Treasury securities. The CMT benchmarks are moving averages. The 3-month CMT is the daily average for the previous 3 months, the 6-month CMT is the daily average for the previous 6 months, and the 

1-year and 2-year CMT's are the daily averages for the previous 12-months.  
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Mty DateCUSIP Sec. Description CPN Par Value Orig Cost Book Value Market Value

Detail of Security Holdings
As of  03/31/2020

Sec. Type

Mkt

 Price

Days 

to Mty

Days 

to CallNext Call

City of Galveston

YTM
Settle

 Date YTWCall Type

Purch

 Price

Operating Fund

 6,578,000.00  6,578,000.00  6,578,000.00  6,578,000.00FROSTGLVS Frost Bk Sweep - Repo  1BANK DEP  100.000  100.000  0.293  0.293

 97.59  97.59  97.59  97.59LOGIC LOGIC  1LGIP  100.000  100.000  1.426  1.426

 78,763,875.24  78,763,875.24  78,763,875.24  78,763,875.24TEXPOOL TexPool  1LGIP  100.000  100.000  1.003  1.003

 872,917.95  872,917.95  872,917.95  872,917.95TXDAILY TexasDAILY  1LGIP  100.000  100.000  1.200  1.200

 4,000,000.00  4,000,000.00  4,000,000.00  4,000,000.0011/04/19  1.600  1.600FHLB3130AHHQ9 AGCY BULET  1.600 04/01/20  100.000  100.000  1

 5,000,000.00  4,959,000.00  4,997,266.65  4,999,883.5010/16/19  1.654  1.654FHLB313384VN6 AGCY DISCO 04/13/20  99.180  99.998  13

 5,500,000.00  5,455,505.00  5,494,808.94  5,499,775.6010/25/19  1.631  1.631FHLB313384VX4 AGCY DISCO 04/22/20  99.191  99.996  22

 3,000,000.00  2,988,805.67  2,994,272.67  2,999,743.2002/19/20  1.568  1.568FHLB313384WW5 AGCY DISCO 05/15/20  99.627  99.991  45

 4,000,000.00  3,998,906.25  3,999,640.84  4,006,814.4001/02/20  1.572  1.572U.S. Treasury912828X96 TREAS NOTE  1.500 05/15/20  99.973  100.170  45

 3,000,000.00  2,987,260.00  2,992,719.99  2,999,673.3002/19/20  1.567  1.567FHLB313384XJ3 AGCY DISCO 05/27/20  99.575  99.989  57

 4,000,000.00  4,005,781.25  4,002,890.64  4,017,645.6001/02/20  1.580  1.580U.S. Treasury912828VJ6 TREAS NOTE  1.875 06/30/20  100.145  100.441  91

 114,714,890.78  114,610,148.95  114,696,490.51  114,738,426.38  10Total for  Operating Fund  99.909  100.021  1.113  1.113

 114,714,890.78  114,610,148.95  114,696,490.51  114,738,426.38  10Total for  City of Galveston  99.909  100.021  1.113  1.113 0
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CUSIP

Change in Value
From 12/31/2019 to 03/31/2020

Amortization /

Accretion 

Realized 

Gain/(Loss) Book Value

Cost of 

Purchases

 

Market ValueMarket Value

 

Book Value

Maturities /

Calls / Sales

City of Galveston

Change in 

Mkt Value

12/31/19 03/31/20 03/31/2012/31/19Security Type Security Description

Operating Fund

FROSTGLVS  0.00  6,578,000.00  9,887,000.00  6,578,000.00 9,887,000.00  5,335,000.00  0.00 (8,644,000.00)BANK DEP (3,309,000.00)Frost Bk Sweep - Repo

LOGIC  0.00  97.59  55,545,068.39  97.59 55,545,068.39  13,692,509.71  0.00 (69,237,480.51)LGIP (55,544,970.80)LOGIC

TEXPOOL  0.00  78,763,875.24  52,531,028.98  78,763,875.24 52,531,028.98  26,232,846.26  0.00  0.00 LGIP  26,232,846.26 TexPool

TXDAILY  0.00  872,917.95  1,137,574.98  872,917.95 1,137,574.98  7,473.00  0.00 (272,130.03)LGIP (264,657.03)TexasDAILY

3137EAEE5  0.00  0.00  7,999,212.80  0.00 7,997,682.48  0.00  2,317.52 (8,000,000.00)AGCY BULET (7,999,212.80)FHLMC  1.500  01/17/20

3135G0A78  0.00  0.00  5,000,135.50  0.00 4,998,627.90  0.00  1,372.10 (5,000,000.00)AGCY BULET (5,000,135.50)FNMA  1.625  01/21/20

912828MP2  0.00  0.00  4,610,660.50  0.00 4,608,688.19  0.00 (8,688.19)(4,600,000.00)TREAS NOTE (4,610,660.50)U.S. Treasury  3.625  02/15/20

912828W22  0.00  0.00  1,849,351.76  0.00 1,848,409.17  0.00  1,590.83 (1,850,000.00)TREAS NOTE (1,849,351.76)U.S. Treasury  1.375  02/15/20

3130AFX77  0.00  0.00  1,151,212.79  0.00 1,150,651.18  0.00 (651.18)(1,150,000.00)AGCY BULET (1,151,212.79)FHLB  2.500  02/25/20

3135G0T29  0.00  0.00  4,589,112.75  0.00 4,585,873.41  0.00  4,126.59 (4,590,000.00)AGCY BULET (4,589,112.75)FNMA  1.500  02/28/20

313378J77  0.00  0.00  5,902,467.38  0.00 5,900,071.86  0.00 (71.86)(5,900,000.00)AGCY BULET (5,902,467.38)FHLB  1.875  03/13/20

912828W63  0.00  0.00  2,999,765.70  0.00 2,998,453.47  0.00  1,546.53 (3,000,000.00)TREAS NOTE (2,999,765.70)U.S. Treasury  1.625  03/15/20

9128284C1  0.00  0.00  3,004,218.90  0.00 3,002,427.12  0.00 (2,427.12)(3,000,000.00)TREAS NOTE (3,004,218.90)U.S. Treasury  2.250  03/31/20

3130AHHQ9  0.00  4,000,000.00  4,005,229.20  4,000,000.00 4,000,000.00  0.00  0.00  0.00 AGCY BULET (5,229.20)FHLB  1.600  04/01/20

313384VN6  0.00  4,997,266.65  4,977,758.50  4,999,883.50 4,976,538.90  0.00  20,727.75  0.00 AGCY DISCO  22,125.00 FHLB  0.000  04/13/20

313384VX4  0.00  5,494,808.94  5,473,375.60  5,499,775.60 5,472,314.21  0.00  22,494.73  0.00 AGCY DISCO  26,400.00 FHLB  0.000  04/22/20

313384WW5  0.00  2,994,272.67  0.00  2,999,743.20 0.00  2,988,805.67  5,467.00  0.00 AGCY DISCO  2,999,743.20 FHLB  0.000  05/15/20

912828X96  0.00  3,999,640.84  0.00  4,006,814.40 0.00  3,998,906.25  734.59  0.00 TREAS NOTE  4,006,814.40 U.S. Treasury  1.500  05/15/20

313384XJ3  0.00  2,992,719.99  0.00  2,999,673.30 0.00  2,987,260.00  5,459.99  0.00 AGCY DISCO  2,999,673.30 FHLB  0.000  05/27/20

912828VJ6  0.00  4,002,890.64  0.00  4,017,645.60 0.00  4,005,781.25 (2,890.61) 0.00 TREAS NOTE  4,017,645.60 U.S. Treasury  1.875  06/30/20

 114,696,490.51  0.00 Total for  Operating Fund  170,663,173.73  114,738,426.38 170,640,410.24  59,248,582.14 (115,243,610.54)  51,108.67 (55,924,747.35)

 0.00  114,696,490.51 Total for  City of Galveston  170,663,173.73  114,738,426.38 170,640,410.24  59,248,582.14 (115,243,610.54)  51,108.67 (55,924,747.35)
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From 12/31/2019 to 03/31/2020

City of Galveston

Beg. Accrued Net Income Security DescriptionCUSIP Disc Accr / 

Prem Amort

Earned Income

Interest Earned Interest Rec'd / 

Sold / Matured
Interest Purchased Ending AccruedSecurity Type

Operating Fund

FROSTGLVS Frost Bk Sweep - Repo  0.00  6,859.00  0.00  0.00  6,859.00  6,859.00 BANK DEP  0.00 

LOGIC LOGIC  0.00  277,228.09  0.00  0.00  277,228.09  277,228.09 LGIP  0.00 

TEXPOOL TexPool  0.00  232,846.26  0.00  0.00  232,846.26  232,846.26 LGIP  0.00 

TXDAILY TexasDAILY  0.00  3,884.87  0.00  0.00  3,884.87  3,884.87 LGIP  0.00 

3137EAEE5 FHLMC  1.500  01/17/20  0.00  7,650.85  54,666.67  0.00  5,333.33  60,000.00 AGCY BULET  2,317.52 

3135G0A78 FNMA  1.625  01/21/20  0.00  5,885.99  36,111.11  0.00  4,513.89  40,625.00 AGCY BULET  1,372.10 

912828MP2 U.S. Treasury  3.625  02/15/20  0.00  11,702.43  62,984.38  0.00  20,390.62  83,375.00 TREAS NOTE (8,688.19)

912828W22 U.S. Treasury  1.375  02/15/20  0.00  4,701.39  9,608.19  0.00  3,110.56  12,718.75 TREAS NOTE  1,590.83 

3130AFX77 FHLB  2.500  02/25/20  0.00  3,661.32  10,062.50  0.00  4,312.50  14,375.00 AGCY BULET (651.18)

3135G0T29 FNMA  1.500  02/28/20  0.00  15,027.84  23,523.75  0.00  10,901.25  34,425.00 AGCY BULET  4,126.59 

313378J77 FHLB  1.875  03/13/20  0.00  22,053.14  33,187.50  0.00  22,125.00  55,312.50 AGCY BULET (71.86)

912828W63 U.S. Treasury  1.625  03/15/20  0.00  11,457.24  14,464.29  0.00  9,910.71  24,375.00 TREAS NOTE  1,546.53 

9128284C1 U.S. Treasury  2.250  03/31/20  0.00  14,171.24  17,151.64  0.00  16,598.36  33,750.00 TREAS NOTE (2,427.12)

3130AHHQ9 FHLB  1.600  04/01/20  0.00  16,000.00  10,133.33  26,133.33  16,000.00  0.00 AGCY BULET  0.00 

313384VN6 FHLB  0.000  04/13/20  0.00  20,727.75  0.00  0.00  0.00  0.00 AGCY DISCO  20,727.75 

313384VX4 FHLB  0.000  04/22/20  0.00  22,494.73  0.00  0.00  0.00  0.00 AGCY DISCO  22,494.73 

313384WW5 FHLB  0.000  05/15/20  0.00  5,467.00  0.00  0.00  0.00  0.00 AGCY DISCO  5,467.00 

912828X96 U.S. Treasury  1.500  05/15/20 (7,912.09)  15,569.75  0.00  22,747.25  14,835.16  0.00 TREAS NOTE  734.59 

313384XJ3 FHLB  0.000  05/27/20  0.00  5,459.99  0.00  0.00  0.00  0.00 AGCY DISCO  5,459.99 

912828VJ6 U.S. Treasury  1.875  06/30/20 (412.09)  15,653.34  0.00  18,956.04  18,543.95  0.00 TREAS NOTE (2,890.61)

(8,324.18)  718,502.22  67,836.62  667,393.55  271,893.36  879,774.47 Total for  Operating Fund  51,108.67 

(8,324.18)  718,502.22  271,893.36  67,836.62  667,393.55  879,774.47 Total for  City of Galveston  51,108.67 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  01/01/2020 to 03/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Galveston

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Operating Fund

Maturities

 100.00001/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  8,000,000.00  8,000,000.00  2.159 0.00  8,000,000.00 

 100.00001/21/20 1.625FNMAAGCY BULET3135G0A7801/21/2001/21/20  5,000,000.00  5,000,000.00  2.124 0.00  5,000,000.00 

 100.00002/15/20 3.625U.S. TreasuryTREAS NOTE912828MP202/15/2002/15/20  3,000,000.00  3,000,000.00  2.056 0.00  3,000,000.00 

 100.00002/15/20 3.625U.S. TreasuryTREAS NOTE912828MP202/15/2002/15/20  1,600,000.00  1,600,000.00  2.081 0.00  1,600,000.00 

 100.00002/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/15/20  1,850,000.00  1,850,000.00  2.086 0.00  1,850,000.00 

 100.00002/25/20 2.500FHLBAGCY BULET3130AFX7702/25/2002/25/20  1,150,000.00  1,150,000.00  2.119 0.00  1,150,000.00 

 100.00002/28/20 1.500FNMAAGCY BULET3135G0T2902/28/2002/28/20  4,590,000.00  4,590,000.00  2.074 0.00  4,590,000.00 

 100.00003/13/20 1.875FHLBAGCY BULET313378J7703/13/2003/13/20  5,900,000.00  5,900,000.00  1.869 0.00  5,900,000.00 

 100.00003/15/20 1.625U.S. TreasuryTREAS NOTE912828W6303/15/2003/15/20  3,000,000.00  3,000,000.00  1.881 0.00  3,000,000.00 

 100.00003/31/20 2.250U.S. TreasuryTREAS NOTE9128284C103/31/2003/31/20  3,000,000.00  3,000,000.00  1.918 0.00  3,000,000.00 

 37,090,000.00  37,090,000.00 Total for:  Maturities  2.039 37,090,000.00  0.00 

Purchases

 100.14506/30/20 1.875U.S. TreasuryTREAS NOTE912828VJ601/02/2012/31/19  4,000,000.00  4,006,193.34  1.580  1.580 412.09  4,005,781.25 

 99.97305/15/20 1.500U.S. TreasuryTREAS NOTE912828X9601/02/2012/31/19  4,000,000.00  4,006,818.34  1.572  1.572 7,912.09  3,998,906.25 

 99.57505/27/20FHLBAGCY DISCO313384XJ302/19/2002/18/20  3,000,000.00  2,987,260.00  1.567  1.567 0.00  2,987,260.00 

 99.62705/15/20FHLBAGCY DISCO313384WW502/19/2002/18/20  3,000,000.00  2,988,805.67  1.568  1.568 0.00  2,988,805.67 

 13,989,077.35  14,000,000.00 Total for:  Purchases  1.572  1.572 13,980,753.17  8,324.18 

Income Payments

01/17/20 1.500FHLMCAGCY BULET3137EAEE501/17/2001/17/20  60,000.00  60,000.00  0.00 

01/21/20 1.625FNMAAGCY BULET3135G0A7801/21/2001/21/20  40,625.00  40,625.00  0.00 

02/15/20 3.625U.S. TreasuryTREAS NOTE912828MP202/15/2002/18/20  54,375.00  54,375.00  0.00 

02/15/20 3.625U.S. TreasuryTREAS NOTE912828MP202/15/2002/18/20  29,000.00  29,000.00  0.00 

02/15/20 1.375U.S. TreasuryTREAS NOTE912828W2202/15/2002/18/20  12,718.75  12,718.75  0.00 

02/25/20 2.500FHLBAGCY BULET3130AFX7702/25/2002/25/20  14,375.00  14,375.00  0.00 

02/28/20 1.500FNMAAGCY BULET3135G0T2902/28/2002/28/20  34,425.00  34,425.00  0.00 

03/13/20 1.875FHLBAGCY BULET313378J7703/13/2003/13/20  55,312.50  55,312.50  0.00 

03/15/20 1.625U.S. TreasuryTREAS NOTE912828W6303/15/2003/16/20  24,375.00  24,375.00  0.00 

03/31/20 2.250U.S. TreasuryTREAS NOTE9128284C103/31/2003/31/20  33,750.00  33,750.00  0.00 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  01/01/2020 to 03/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Galveston

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

Operating Fund

 358,956.25 Total for:  Income Payments  0.00  358,956.25 
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Investment Transactions

CUSIP Price Total AmountSecurity Description

From  01/01/2020 to 03/31/2020

Security

Type Coupon Mty Date Call Date

Trade

 Date

Settle

 Date Par Value

City of Galveston

Realized

Gain / Loss YTM YTW
    Principal 

    Amount

Int Purchased /

Received 

YTWYTMRealized G/LTotal AmountQuantityTransaction Type

 37,090,000.00  37,090,000.00Total Maturities  2.039

 13,989,077.35  14,000,000.00Total Purchases  1.572  1.572

 358,956.25  0.00Total Income Payments

Total for All Portfolios
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CUSIP

Amortization and Accretion
From 12/31/2019 to 03/31/2020

Purchase QtySettle Date
Orig

Price Original Cost
Amrt/Accr

for Period

Total Amrt/Accr

Since Purch

Remaining

Disc / Prem Book ValueNext Call Date

City of Galveston

Security DescriptionSecurity Type

Operating Fund

3137EAEE5  0.00  2,317.52  0.00  0.00  0.0006/20/19  99.625  0.00FHLMC  1.500  01/17/20AGCY BULET

3135G0A78  0.00  1,372.10  0.00  0.00  0.0006/17/19  99.706  0.00FNMA  1.625  01/21/20AGCY BULET

912828MP2  0.00 (8,688.19)  0.00  0.00  0.0007/19/19  100.855  0.00U.S. Treasury  3.625  02/15/20TREAS NOTE

912828W22  0.00  1,590.83  0.00  0.00  0.0008/01/19  99.621  0.00U.S. Treasury  1.375  02/15/20TREAS NOTE

3130AFX77  0.00 (651.18)  0.00  0.00  0.0008/01/19  100.213  0.00FHLB  2.500  02/25/20AGCY BULET

3135G0T29  0.00  4,126.59  0.00  0.00  0.0007/15/19  99.648  0.00FNMA  1.500  02/28/20AGCY BULET

313378J77  0.00 (71.86)  0.00  0.00  0.0009/06/19  100.003  0.00FHLB  1.875  03/13/20AGCY BULET

912828W63  0.00  1,546.53  0.00  0.00  0.0009/12/19  99.871  0.00U.S. Treasury  1.625  03/15/20TREAS NOTE

9128284C1  0.00 (2,427.12)  0.00  0.00  0.0009/26/19  100.168  0.00U.S. Treasury  2.250  03/31/20TREAS NOTE

3130AHHQ9  4,000,000.00  0.00  0.00  0.00  4,000,000.0011/04/19  100.000  4,000,000.00FHLB  1.600  04/01/20AGCY BULET

313384VN6  4,959,000.00  20,727.75  38,266.65  2,733.35  5,000,000.0010/16/19  99.180  4,997,266.65FHLB  0.000  04/13/20AGCY DISCO

313384VX4  5,455,505.00  22,494.73  39,303.94  5,191.06  5,500,000.0010/25/19  99.191  5,494,808.94FHLB  0.000  04/22/20AGCY DISCO

313384WW5  2,988,805.67  5,467.00  5,467.00  5,727.33  3,000,000.0002/19/20  99.627  2,994,272.67FHLB  0.000  05/15/20AGCY DISCO

912828X96  3,998,906.25  734.59  734.59  359.16  4,000,000.0001/02/20  99.973  3,999,640.84U.S. Treasury  1.500  05/15/20TREAS NOTE

313384XJ3  2,987,260.00  5,459.99  5,459.99  7,280.01  3,000,000.0002/19/20  99.575  2,992,719.99FHLB  0.000  05/27/20AGCY DISCO

912828VJ6  4,005,781.25 (2,890.61) (2,890.61) (2,890.64) 4,000,000.0001/02/20  100.145  4,002,890.64U.S. Treasury  1.875  06/30/20TREAS NOTE

 51,108.67  28,395,258.17Total for  Operating Fund  86,341.56  18,400.27  28,500,000.00  28,481,599.73

 28,395,258.17  51,108.67 Total for  City of Galveston  86,341.56  18,400.27  28,500,000.00  28,481,599.73 0.00  0
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CUSIP Pay Date Interest

City of Galveston

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  03/31/2020

Security Description Principal

Operating Fund

 26,133.33  4,026,133.333130AHHQ9 AGCY BULET FHLB  1.600  04/01/20 04/01/20  4,000,000.00

 0.00  5,000,000.00313384VN6 AGCY DISCO FHLB  0.000  04/13/20 04/13/20  5,000,000.00

 0.00  5,500,000.00313384VX4 AGCY DISCO FHLB  0.000  04/22/20 04/22/20  5,500,000.00

 0.00  3,000,000.00313384WW5 AGCY DISCO FHLB  0.000  05/15/20 05/15/20  3,000,000.00

 30,000.00  4,030,000.00912828X96 TREAS NOTE U.S. Treasury  1.500  05/15/20 05/15/20  4,000,000.00

 0.00  3,000,000.00313384XJ3 AGCY DISCO FHLB  0.000  05/27/20 05/27/20  3,000,000.00

 37,500.00  4,037,500.00912828VJ6 TREAS NOTE U.S. Treasury  1.875  06/30/20 06/30/20  4,000,000.00

 28,593,633.33Total for  Operating Fund  93,633.33  28,500,000.00

Page 1 of 2Print Date:  4/14/2020 Print Time:   7:06 pm

Page 13 of 14



CUSIP Pay Date Interest

City of Galveston

Projected Cash Flows

Total AmountSecurity Type

Cash Flows for next 180 days from  03/31/2020

Security Description Principal

 26,133.33  14,526,133.33April 2020  14,500,000.00

 30,000.00  10,030,000.00May 2020  10,000,000.00

 37,500.00  4,037,500.00June 2020  4,000,000.00

 93,633.33  28,593,633.33Total Projected Cash Flows for  City of Galveston  28,500,000.00

Total for All Portfolios
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